
Carrying Cost Plus  
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:
   Bills 1,677,217,124.94$                1,693,202,319.48$          1,693,605,000.00$         NA
   Notes 3,222,906,890.41$                3,221,913,037.97$          3,193,815,500.00$         24,424,651.75$         

Federal Agency:
   SBA 730,075,758.39$                   729,992,527.55$             721,922,860.97$            4,371,263.50$           
   MBS 478,388,978.34$                   478,388,978.34$             461,680,794.60$            2,122,141.05$           
   Bonds  6,782,731,958.48$                6,780,896,993.21$          6,707,879,711.40$         45,287,666.99$         
   Floaters -$                                       -$                                -$                                -$                           
   Discount Notes 5,692,948,198.08$                5,746,168,683.17$          5,746,195,078.00$         NA
   FHLMC PC 1,807,347.37$                       1,807,347.37$                 1,910,240.91$                29,129.78$                
   GNMA 267,641.90$                          267,641.90$                    297,818.13$                   2,669.26$                  

Bankers Acceptances -$                                       -$                                -$                                NA
Bank Notes 1,350,000,000.00$                1,350,000,000.00$          1,348,956,977.00$         8,688,416.67$           
CDs 10,930,113,461.14$              10,930,113,461.14$        10,921,707,104.75$       70,094,420.79$         
Commercial Paper 8,206,669,185.95$                8,245,085,176.16$          8,242,655,210.72$         NA

Corporate:
   Floaters 151,490,283.30$                   151,490,283.30$             151,284,278.05$            5,669,960.89$           
   Bonds 869,973,366.97$                   869,973,366.97$             854,751,389.26$            9,386,699.42$           

Repurchase Agreements -$                                       -$                                -$                                NA
Reverse Repurchase (99,600,000.00)$                    (99,600,000.00)$             (99,600,000.00)$             (91,300.00)$               

Time Deposits 7,475,495,000.00$                7,475,495,000.00$          7,475,495,000.00$         NA
AB 55 & GF Loans 4,752,520,064.65$                4,752,520,064.65$          4,752,520,064.65$         NA

TOTAL 52,223,005,259.92$              52,327,714,881.22$        52,175,077,028.44$       169,985,720.10$       

Fair Value Including Accrued Interest 52,345,062,748.54$       

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (.99708304).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $19,941,660.80 or $20,000,000.00 x .99708304.
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